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City of Atlanta 
Department of Finance 
 
Investment Policy – General 
 
It is the policy of the City of Atlanta to invest public funds in a manner that will provide 
maximum security and the best commensurate yield while meeting the daily cash flow 
demands of the City.  This investment policy has been written in compliance with 
authority granted in section 7-1024 of the City of Atlanta Codes and section 36-83-4 of 
the Georgia State Codes, and will set forth the guidelines and objectives necessary to 
achieve a prudent cash and investment management program. 
 
(Please reference the City of Atlanta, Department of Finance Investment Policies for specific and in depth 
descriptions and general discussions as it pertains to the overall investment program.) 
 
 
 
 
 
 
 
 



 

Page 4 of 22 

      

City of Atlanta 
Department of Finance 
Unrestricted (Cash Pool) - Portfolio Performance Overview 
Quarter Ending December 31, 2006 
 
 

PORTFOLIO  ML 1-3 YR INDEX 
1 YEAR  12/31/2005  12/31/2006  VARIANCE  VARIANCE

    
     

     
        
      

     
Yield to Maturity (YTM) 
 

 4.60%  5.13% 0.53+
 

0.67+
  

 
PORTFOLIO  ML 1-3 YR INDEX 

3 YEAR  12/31/2003  12/31/06  VARIANCE  VARIANCE
         
Yield to Maturity (YTM)  1.47%  5.13%  3.66+  4.14+ 

 
 
 
 
The investment performance of the City of Atlanta is evaluated quarterly by comparison to established benchmarks. The City currently measures 
performance against the Merrill Lynch Gov’t 1-3 YR index.  When reviewing performance from the last year and performance over a three year period, the 
City’s Unrestricted Portfolio underperformed versus the index over a 12 month period as well as over a three year period. When comparing 12/31/2006 to 
12/31/2005, the YTM for the City’s portfolio increased by 0.53 while the ML 1-3 YR index was higher at 0.67.  When comparing 12/30/2006 to 12/30/2003, 
the YTM for the City’s portfolio increased by 3.66 while the ML 1-3 YR was slightly higher at 4.14.   

 
             
 
 
City of Atlanta 



 
Department of Finance 
Unrestricted (Cash Pool) Investment Portfolio  
Quarter Ending December 31, 2006 
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Department of Finance 
Unrestricted (Cash Pool)-Detailed List of Holdings 
Quarter Ending December 31, 2006 

  (000's) 

 Maturity Current Par Market TotalAccrued Current Yield to

Sector Issuer  Coupon Date Price Amount Value Income Value Yield Maturity

AGY FNMA DISC NOTE 0.000% 03/01/07 99.133 15,000 14,870 0 14,870 0.000 5.149 

AGY FNMA DISC NOTE 0.000% 06/01/07 97.869 15,000 14,680 0 14,680 0.000 5.160 

AGY FNMA DISC NOTE 0.000% 06/28/07 97.420 10,000 9,742 0 9,742 0.000 5.341 

AGY FNMA DISC NOTE 0.000% 07/13/07 97.245 10,000 9,725 0 9,725 0.000 5.266 

AGY  FNMA DISC NOTE 0.000% 07/31/07 97.105 10,000 9,711 0 9,711 0.000 5.066 

AGY  FHLMC DISC NTS 0.000% 01/02/07 99.943 15,400 15,383 0 15,383 0.000 5.184 

AGY FHLMC DISC NTS 0.000% 01/02/07 99.943 15,000 15,000 0 15,000 0.000 5.184 

AGY FHLMC DISC NTS 0.000% 01/09/07 99.859 12,000 11,983 0 11,983 0.000 5.138 

AGY FHLMC DISC NTS 0.000% 02/27/07 99.155 11,423 11,326 0 11,326 0.000 5.184 

AGY FHLMC DISC NTS 0.000% 07/23/07 97.196 7,500 7,290 0 7,290 0.000 5.097 

AGY FEDERAL NAT’L MTG ASSN 2.375% 02/15/07 99.656 3,850 3,837 34 3,871 2.383 5.040 

AGY FEDERAL NATL MTG ASSN 3.750% 05/17/07 99.500 8,000 7,960 35 7,995 3.769 5.058 

AGY FEDERAL NATL MTG ASSN 4.000% 06/07/07 99.500 5,000 4,975 12 4,987 4.020 5.152 

AGY FEDERAL HOME LN MTG CORP 4.500% 08/22/07 99.472 15,000 14,921 238 15,159 4.524 5.331 

AGY FEDERAL HOME LN MTG ASSN 5.125% 10/24/07 99.901 14,745 14,730 136 14,867 5.130 5.240 

AGY FEDERAL HOME LN MTG ASSN 4.375% 11/16/07 99.281 25,000 24,820 131 24,951 4.407 5.215 

AGY FEDERAL NAT’L MTG ASSN 2.840% 03/16/07 99.531 10,000 9,953 81 10,034 2.853 5.016 

AGY FEDERAL NATL MTG ASSN 2.500% 01/30/07 99.781 5,000 4,989 52 5,041 2.505 5.002 

 
City of Atlanta 
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Department of Finance 
Unrestricted (Cash Pool)-Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
(000's) 

 Maturity Current Par Market TotalAccrued Current Yield to

Sector Issuer    Coupon Date Price Amount Value Income Value Yield Maturity

AGY FEDERAL HOME LN BKS 3.000% 02/23/07 99.688 8,000 7,975 84 8,059 3.009 5.043 

AGY FEDERAL HOME LN BKS 3.000% 04/30/07 99.313 5,000 4,966 25 4,990 3.021 5.054 

AGY FEDERAL HOME LN BANKS 4.625% 07/18/07 99.656 6,300 6,278 130 6,409 4.641 5.259 

AGY FEDERAL HOME LN BANKS 4.125% 09/06/07 99.250 15,000 14,888 194 15,082 4.156 5.243 

AGY FEDERAL HOME LN BANKS 4.625% 10/24/07 99.500 4,850 4,826 41 4,866 4.648 5.248 

AGY FEDERAL HOME LN BANKS 4.375% 10/03/08 98.781 12,000 11,854 125 11,979 4.429 5.103 

AGY FEDERAL FARM CR BANKS 3.240% 05/03/07 99.375 5,000 4,969 25 4,994 3.260 5.061 

AGY  FEDERAL FARM CR BANKS 3.250% 06/15/07 99.125 3,274 3,245 4 3,249 3.279 5.186 

AGY FEDERAL FARM CR BANKS 2.750% 06/18/07 98.875 1,965 1,943 2 1,945 2.781 5.201 

AGY FEDERAL FARM CR BANKS 4.625% 07/03/07 99.688 3,700 3,688 84 3,772 4.639 5.250 

AGY FEDERAL FARM CR BANKS 5.300% 07/03/08 99.844 10,000 9,984 128 10,111 5.308 5.409 

AGY FEDERAL NATL MTG ASSN 3.125% 05/16/07 99.250 10,000 9,925 37 9,962 3.149 5.115 

AGY FEDERAL HOME LN BKS 3.110% 05/21/07 99.250 5,000 4,963 55 5,018 3.134 5.056 

AGY FEDERAL HOME LN BKS 3.150% 05/30/07 99.188 2,885 2,862 7 2,869 3.176 5.114 

AGY FEDERAL HOME LN BKS 2.600% 06/04/07 98.938 5,000 4,947 9 4,956 2.628 5.112 

AGY FEDERAL NATL MTG ASSN 3.280% 06/11/07 99.188 4,505 4,468 7 4,476 3.307 5.118 

AGY FEDERAL HOME LN BKS 3.250% 06/22/07 99.094 5,000 4,955 3 4,958 3.280 5.179 

AGY FEDERAL NATL MTG ASSN 3.750% 07/06/07 99.250 7,500 7,444 135 7,579 3.778 5.231 

AGY FEDERAL FARM CR BANKS 3.000% 08/13/07 98.656 5,000 4,933 57 4,989 3.041 5.217 

 
City of Atlanta 
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Department of Finance 
Unrestricted (Cash Pool)-Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
(000's) 

 Maturity Current Par AccruedMarket Total Current Yield to

Sector Issuer    Coupon Date Price Amount Value Income Value Yield Maturity

AGY FEDERAL HOME LN MTG CORP MTN 3.150% 09/17/07 98.553 8,000 7,884 71 7,956 3.196 5..226 

AGY FEDERAL HOME LN MTG CORP MTN 4.625% 10/05/07 99.535 15,000 14,930 162 15,092 4.647 5.242 

AGY FEDERAL HOME LN BKS 3.600% 11/05/07 98.656 3 ,000 2,960 16 2,976 3.649 5.231 

AGY FEDERAL NATL MTG ASSN 5.250% 12/03/07 100.000 10,000 10,000 38 10,038 5.250 5.245 

AGY FEDERAL HOME LN BKS 5.500% 01/11/08 99.992 7,000 6,999 180 7,179 5.500 5.505 

AGY FEDERAL HOME LN BKS 3.070% 01/15/08 97.875 10,000 9,788 140 9,927 3.137 5.185 

AGY FEDERAL NATL MTG ASSN 4.000% 02/25/08 98.688 5,000 4,934 69 5,003 4.053 5.179 

AGY FEDERAL HOME LN BKS 3.050% 06/30/08 97.094 6,000 5,826 91 5,917 3.141 5.083 

AGY FEDERAL NATL MTG ASSN 2.750% 06/30/08 96.656 5,000 4,833 68 4,901 2.845 5.090 

AGY FEDERAL HOME LN BKS 3.000% 07/11/08 96.969 2,000 1,939 28 1,967 3.094 5.079 

AGY FEDERAL NATL MTG ASSN 3.650% 08/11/08 97.813 5,000 4,891 70 4,961 3.732 5.073 

AGY FEDERAL HOME LN BKS 4.000% 09/29/08 98.188 5,000 4,909 50 4,959 4.074 5.092 

AGY FEDERAL HOME LN MTG CORP 4.900% 08/02/07 99.779 12,000 11,973 240 12,214 4.911 5.276 

AGY FEDERAL HOME LN MTG CORP 4.890% 02/01/08 99.674 12,000 11,961 241 12,202 4.906 5.197 

       99.064 428,834432,897 3,336 432,170 2.863 5.186

           

          

CD CERT OF DEP 3.600% 04/23/07 100.000 500 500 12 512 3.600 3.483 

CD CERT OF DEP 3.900% 09/20/07 100.000 500 500 5 505 3.900 3.822 
         

CD CERT OF DEP  5.500% 09/11/07 100.000 200 200 3 203 5.500 5.340 
         

CD CERT OF DEP  4.950% 03/27/07 100.000 100 100 4 104 4.950 4.715 

 4.112% 100.000 1,300 1,300 24 1,324 4.112 3.994

City of Atlanta 



 

Page 9 of 22 

      

       

Department of Finance 
Unrestricted (Cash Pool)-Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
(000's) 

 Maturity Current Par AccruedMarket Total Current Yield to

Sector Issuer    Coupon Date Price Amount Value Income Value Yield Maturity

TSY UNITED STATES TREAS NTS 3.125% 01/31/07 99.855 15,000 14,979 193 15,172 3.130 4.689 

TSY UNITED STATES TREAS NTS 3.125% 01/31/07 98.762 15,000 14,979 193 15,172 3.130 4.689 

TSY UNITED STATES TREAS NTS 3.750% 03/31/07 99.672 10,000 9,967 93 10,060 3.762 5.018 

TSY UNITED STATES TREAS NTS 3.875% 07/31/07 99.336 7,000 6,954 111 7,065 3.901 5.026 

TSY UNITED STATES TREAS NTS 2.750% 08/15/07 98.609 10,000 9,861 102 9,963 2.789 5.014 

TSY UNITED STATES TREAS NTS 4.000% 09/30/07 99.227 15,000 14,884 148 15,032 4.031 5.051 

TSY UNITED STATES TREAS NTS 4.875% 08/31/08 99.992 10,000 9,999 162 10,161 4.875 4.876 

TSY US TREAS SEC STRIP INT PMT 0.000% 05/15/07 98.148    1,632 1,602 0   1,602 0.000 4.986 

TSY US TREAS SEC STRIP INT PMT 0.000% 05/15/08 93.585    1,131 1,058 0  1,058 0.000 4.868 

TSY US TREAS SEC STRIP INT PMT 0.000% 05/15/09 89.441      589 527 0     527 0.000 4.747 

           3.452% 99.379 85,352 84,810 1,002 85,812 3.476 4.887
 
 
 
 
 

POOL STATE POOL 5.316% - 100.000     1,172       1,172 0   1,172 5.316 - 

REPO REPURCHASE AGREEMENT 5.170% - 100.000   83,095    83,095 0 83,095 5.170  

 
 
TOTAL CASH POOL PORTFOLIO     603,816  599,211 4,362 615,503   

 
 
 
 
City of Atlanta 
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Department of Finance 
Unrestricted (Cash Pool) 
Quarter Ending December 31, 2006  
 
 
 Dec-05  Mar-06  Jun-06  Sep-06  Dec-06

Fixed Assets  89.57%  93.54%   81.87%      98.16%     85.58% 
Cash Equivalents 10.43%    6.46%   18.13%       1.84%     14.42% 
Yield to Maturity    4.60%    4.94%     5.21%       5.21%       5.13% 

 
 

ASSETS  
MARKET VALUE @ 

12/31/05  
MARKET VALUE @ 

12/31/06
     

     

     

     

     

     

CERTIFICATES OF DEPOSIT  $1,295,000  $ 1,300,000 

US AGENCIES  496,256,000  428,834,000 

US TREASURIES  85,837.000    84,810,000 

CASH EQUIVALENTS  63,367,000    84,267,000 

TOTAL $619,755,000 $599,211,000

 
 
 
City of Atlanta 
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Department of Finance 
Unrestricted (Cash Pool) 
Quarter Ending December 31, 2006 
 
 
 
 

INVESTMENT CATEGORY  MAXIMUM  MINIMUM  12/31/2006  12/31/2005
         

         

         

         

         

US TREASURIES  NA  25%    14.15%  14.00% 

US AGENCIES  75%  NA     71.57%  76.00% 

REPURCHASE AGREEMENTS  50%  NA     13.87%  10.00% 

LOCAL GOVT INVESTMENT POOL 40%  NA        0.02%  0.00% 
 

CERTIFICATES OF DEPOSIT  25%  NA        0.22%  0.00% 

 
 
 
 
 
 
City of Atlanta 
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Department of Finance 
Restricted Investment Portfolio  
Quarter Ending December 31, 2006 

TOTAL RESTRICTED PORTFOLIO
$2,622,180,000

 $355,962,000 
14%

 $185,668,000 
7%

$323,535,000 
12%

 $102,467,000
4%

$1,654,548,000 
63%

AGY
TSY
GIC
POOL
MMKT

 
City of Atlanta 
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Department of Finance 
Restricted (Airport) - Detailed List of Holdings 
Quarter Ending December 31, 2006 

(000's) 

Maturity Current Par Market Accrued Total Current Yield to

Sector       Issuer Coupon Date Price Amount Value Income Value Yield Maturity

AGY FEDERAL FARM CREDIT BANKS 4.6250% 02/27/07 99.906 12,000 11,989 188 12,177 4.629 5.133 

AGY FEDERAL HOME LN BANK 4.400% 0728/08 98.969 13,000 12,866 240 13,106 4.446 5.085 

AGY FEDERAL HOME LN BANK 5.500% 08/15/08 100.031 9,000 9,003 184 9,187 5.498 5.474 

AGY FEDERAL HOME LN MTG CORP MTN 4.250% 04/05/07 99.765 8,500 8,480 84 8,564 4.260 5.093 

AGY FEDERAL HOME LN MTG CORP MTN 4.375% 11/16/07 99.281 5,000 4,964 26 4,990 4.407 5.215 

AGY FEDERAL HOME LN MTG CORP MTN 4.150% 12/07/07 98.920 20,000 19,784 51 19,835 4.195 5.341 

AGY FEDERAL HOME LN MTG CORP MTN 5.150% 03/28/08 99.898 10,000 9,990 130 10,120 5.155 5.229 

AGY FEDERAL HOME LN MTG CORP MTN 5.375% 05/22/08 99.975 5,000 4,999 28 5,027 5.376 5.389 

AGY FEDERAL HOME LN BANK 5.500% 08/28/08 
 

100.000       

          

13,000 13,000 242 13,242 5.500 5.513

AGY FEDERAL NAT’L MTG ASSN 3.920% 02/23/07 99.813 20,000 19,963 274 20,237 3.927 5.106 

AGY FEDERAL NAT’L MTG ASSN 4.100% 06/14/07 99.500 20,000 19,900 34 19,934 4.121 5.208 

AGY FEDERAL NAT’L MTG ASSN 5.200% 09/28/07 99.969 15,000 14,995 197 15,192 5.202 5.231 

AGY FEDERAL NATL MTG ASSN 5.000% 01/23/09 99.938 10,000 9,994 217 10,211 5.003 5.030 

AGY FEDERAL NATL MTG ASSN 5.400% 08/28/09 99.906 15,000 14,986 275 15,261 5.405 5.447 

AGY FEDERAL HOME LN BANK 4.875% 05/15/07 99.906 10,000 9,991 60 10,051 4.880 5.098 

AGY FEDERAL NATL MTG ASSN DISC N 0.000% 01/31/07 98.532   5,500 5,474 0 5,474 0.000 5.205 

AGY FEDERAL NAT’L MTG ASSN DISC N 0.000% 06/29/07 97.462  9,000 8,772 0 8,772 0.000 5.222 

AGY FEDERAL HOME LN MTG DISC N 0.000% 01/09/07 99.845   9,000 8,986 0 8,986 0.000 5.138 

AGY FEDERAL HOME LN MTG DISC N 0.000% 04/03/07 98.678   9,000 8,881 0 8,881 0.000 5.148 

 

City of Atlanta 
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Department of Finance 
Restricted (Airport) - Detailed List of Holdings 
Quarter Ending December 31, 2006 

(000's) 

Maturity Current Par Market Accrued Total Current Yield to

Sector           Issuer Coupon Date Price Amount Value Income Value Yield Maturity

AGY FEDERAL HOME LN MTG DISC N 0.000% 04/17/07 98.468   9,000 8,862 0 8,862 0.000 5.210 

           99.512 227,000 225,879 2,230 228,109 3.867 5.229
 
 
           

TSY UNITED STATES TREAS NTS 3.375% 02/28/07 99.742 12,000 11,969 134 12,103 3.384 4.864 

TSY UNITED STATES TREAS NTS 3.750% 03/31/07 99.672 24,000 23,921 223 24,144 3.762 5.018 

TSY UNITED STATES TREAS NTS 3.625% 06/30/07 99.328 22,000 21,852 394 22,246 3.650 4.987 

TSY UNITED STATES TREAS NTS 4.000% 08/31/07 99.320 10,000   9,932 133 10,065 4.027 5.039 

TSY UNITED STATES TREAS NTS 4.375% 01/31/08 99.340 16,000 15,894 287 16,181 4.404 5.001 

TSY UNITED STATES TREAS NTS 4.625% 02/29/08 99.578 8,980   8,942 138 9,080 4.645 4.996 

TSY UNITED STATES TREAS NTS 4.625% 03/31/08 99.574 10,000   9,957 114 10,071 4.645 4.974 

  3.962%  99.503   102,980  102,467 1,423 103,890 3.982 4.987 

 
 
 
 
 
 
 
 
City of Atlanta 
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Department of Finance 
Restricted (Airport) - Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
 
  

(000's) 

Maturity Current Par Market Accrued Total Current Yield to

Sector           Issuer Coupon Date Price Amount Value Income Value Yield Maturity

POOL STATE  POOL 5.316% - 100.000 155,249 155,249 0 155,249 5.316 - 

MMKT SUPER NOW MONEY MARKET 5.040% - 100.000   55,374  55,374 0  55,374 5.040 - 

AGY FNMA DISC NTS 0.000% 01/02/07 100.000   39,673 39,673 0 39,673 4.730  

MMKT FIRST AMERICAN TREASURY 4.820% - 100.000    90,998 90,998 369 91,367 4.820           - 

MMKT GOLDMAN SACHS TREAS 4.850% - 100.000       3,134    3,134   14     3,148 4.850           - 

GIC SOCIETE GENERALE AGMT 3.110% 11/01/09 100.000    650,014   650,014 1,728  651,742 3.100           -       

GIC CITIGROUP 2.677% 04/01/08 100.000     278,435   278,435     638  279,073 2.680           - 
 
 TOTAL RESTRICTED (AIRPORT) PORTFOLIO   99.503 1,601,222 1,601,222 6,402 1,607,624      

 
 
 
 
 
 
 
 
 
 
City of Atlanta 
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Department of Finance 
Restricted (Water) - Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
 
  

(000's) 

   Maturity  Current Par Market Accrued Total Current Yield to 

Sector     Issuer Coupon Date Price Amount Value Income Value Yield Maturity

GIC WEST LB 5.066% 11/01/28 100.000 71,853 71,853 627 72,480 - - 

GIC FINANCIAL SECURITY ASSURANCE 4.810% 10/29/41 100.000 22,260 22,260 188 22,448 4.810 - 

GIC  CITIGROUP GLOBAL MARKETS 2.455% 06/01/08 100.000 542,234 542,234 1,209 543,443 2.450 - 

POOL STATE  POOL 5.316% - 100.000   89,094 89,094 0 89,094 5.316 - 

AGY FNMA DISC NTS 0.000% 05/01/07 98.330   51,652 50,789 0 50,789 5.080 - 

       

 
 

MMKT SUPER NOW MONEY MARKET 5.040% - 100.000 10,227 10,227 0 10,227 5.040 - 
 
 
 TOTAL RESTRICTED (WATER) PORTFOLIO 98.330 786,457 786,457 2,024 788,481

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

City of Atlanta 
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Department of Finance 
Restricted (G.O.) - Detailed List of Holdings 
Quarter Ending December 31, 2006 

 
 
 
  

(000's) 

Maturity Current Par Market Accrued Total Current Yield to

Sector      Issuer Coupon Date Price Amount Value Income Value Yield Maturity

AGY FEDERAL NATL MTG ASSN DISC N 0.000% 04/02/07 98.689   7,290    7,194 0 7,194 0.000 5.157 

         98.689           7,290       7,194        0   7,194        0.00        5.157 
 
 
 
 
 
POOL STATE POOL 5.316%  - 100.000  111,619 111,619 0 111,619 5.316 - 

MMKT FIRST AMERICAN TREASURY 4.820% - 100.000    25,935   25,935 79 26,014 4.820 - 

GIC MORGAN STANLEY AGREEMENT 2.891% 06/01/08 100.000 47,902 47,902 118 48,020 2.890 - 

GIC BAYERISCHE  AGREEMENT 4.056% 01/01/30 100.000   3,746 3,746 13 3,759 4.060 - 

GIC BAYERISCHE AGREEMENT 4.817% 11/01/08 100.000   1,528 1,528 0 1,528 4.820 - 

GIC BAYERISCHE AGREEMENT 4.817% 07/01/09 100.000 11,835 11,835 380 12,215 4.820 - 

GIC CITIGROUP AGMT 3.726% 01/01/08 100.000 24,742 24,742 80 24,822 3.730 - 
 
 TOTAL RESTRICTED (GO) PORTFOLIO         234,501 234,501 670 235,171

                                                                                                                                                                                                              
 
 

 
 
 
 
City of Atlanta 



 

Page 18 of 22 

Department of Finance 
Unrestricted (Cash Pool)-Purchases 
Quarter Ending December 31, 2006 
 

Security Description   Coupon         CUSIP   
Purchase 

Date   
Maturity 

Date   Par Value
                      

FFCB   5.300%  31331V5K8  10/03/06  07/03/08           10,000,000 

FFCB  3.250%  31331T5Q0  10/06/06  06/15/07             3,274,000 

FFCB  2.750%  31331QS24  10/06/06  06/18/07             1,965,000 

FFCB  4.625%  31331VMT0  10/06/06  07/03/07             3,700,000 

FHLB  4.625%  3133XEGR4  10/06/06  07/18/07             6,300,000 

FHLB  4.125%  3133XD4U2  11/20/06  09/06/07              7,000,000 

FHLB  4.125%  3133XD4U2  11/20/06  09/06/07              8,000,000 

FHLB  4.375%  3133XDBY6  11/27/06  10/03/08            12,000,000 

FNMA  4.000%  31359MD42  10/06/06  06/07/07              5,000,000 

FNMA DISC N  0.000%  313588JB2  10/06/06  07/13/07             10,000,000 

FNMA DISC N  0.000%  313588HL2  10/06/06  06/28/07             10,000,000 

US TREAS NTS  4.875%  912828FR6  11/20/06  08/31/06             10,000,000 

 
Total Unrestricted Purchases                   $         87,239,000 

           

           

           

           

           

 
 
City of Atlanta 
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Department of Finance 
Unrestricted (Cash Pool)-Maturities 
Quarter Ending December 31, 2006 

 
 
 

Security Description   Coupon    CUSIP   
Purchase 

Date   
Maturity 

Date   Par Value
                      

FFCB  2.600%  31331THK0  10/23/06  10/23/03               5,000,000 

FFCB DISC N  0.000%  313313J25  09/21/06  10/03/06             10,000,000 

                        FHLB  2.210%  3133X5QB7  03/30/04  12/29/06             10,000,000 

FHLB  3.000%  3133X6T22  05/21/04  11/22/06               5,000,000 

FHLB  3.410%  3133XAEY9  01/27/05  10/27/06               4,380,000 

FHLB  3.020%  3133X95P1  11/17/04  11/17/06               5,000,000 

FHLB  3.050%  3133X9DK3  11/24/04  11/24/06               5,000,000 

FHLB  3.200%  3133X9L57  11/29/04  11/29/06               5,000,000 

FHLMC  2.875%  3134A4CR3  11/14/03  12/15/06               5,000,000 

 FNMA  5.750%  3136F7L88  06/27/06  12/27/06             10,000,000 

FNMA  3.000%  3136F6JH3  11/08/04  11/08/06               6,540,000 

FNMA  3.100%  3136F4G99  12/22/03  12/22/06               5,000,000 

 FNMA DISC N          0.000%    313589Q48       06/23/06   11/22/06           5,000,000 
  
 FHLMC DISC N          0.000%    313397J28    07/07/06   10/03/06         15,190,000 
  
 US TREAS NTS          3.000%    912828DF4      05/04/06   12/31/06         15,000,000  
    
 US TREAS NTS          3.500%    9128277F3      05/04/06   11/15/06         15,000,000  
   
 US TREAS NTS          2.500%    912828CY4      05/04/06   10/31/06         15,000,000 
  

Total Unrestricted Maturities        $         126,110,000  
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Department of Finance 
Restricted-Maturities  
Quarter Ending December 31, 2006 
 
 

Purchase Maturity 
Security Description Coupon CUSIP Date Date Fund            Par Value

FNDN 0.000% 313589P72 12/22/05 11/17/06 B-SINKING $10,000,000 

FMCDN 0.000% 31315LJ58 07/14/06 10/06/06 APFC  9,111,000 

FFCB 4.350% 31331VDE3 10/19/05 10/19/06 APFC 10,000,000 

FFCB 4.350% 31331VD3 10/19/05 10/19/06 APFC 5,000,000 

FHLB 4.040% 3133XBGQ2 04/27/05 10/27/06 APFC 10,000,000 

FHLB 4.625% 3133XEFN4 01/27/06 10/27/06 APFC 8,990,000 

FHLMC 4.500% 3128X4RE3 10/13/05 11/03/06 APFC 9,460,000 

FNMA 3.250% 31359MWY5 12/21/04 12/21/06 APFC 12,000,000 

FNDN 0.000% 313589P56 12/21/05 11/15/06 APFC 8,860,000 

FNDN 0.000% 313589S38 12/23/05 12/07/06 APFC 12,000,000 

FMCDN 0.000% 313397R52 12/08/05 12/01/06 APFC 12,550,000 

FMCDN 0.000% 313397S85 12/22/05 12/12/06 APFC 10,000,000 

US TREAS NTS 3.000% 912828DF4 05/04/06 12/31/06 APFC 15,000,000 

FHDN 0.000% 313385P59 08/16/06 11/15/06 APFC 8,000,000 
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Department of Finance 
Restricted-Maturities 
Quarter Ending December 31, 2006 
 

Security Description Coupon CUSIP Purchase Maturity Fund            Par Value
   Date Date   

FNDN 0.000% 313589T60 08/16/06 12/18/06 APFC 7,000,000 

FNDN 0.000% 313589K77 08/16/06 10/16/06 APFC 6,000,000 

FNDN 0.000% 313589L84 05/02/06 10/25/06 WSS 12,000,000 

FNDN 0.000% 313589M59 05/25/06 10/30/06 WSS 15,335,000 

FMCDN 0.000% 313397L82 05/25/06 10/25/06 WSS 15,000,000 

 
Total Restricted Maturities                           $          196,306,000 
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Department of Finance 
Commentary – U.S. Fixed Income Market 
Quarter Ending December 31, 2006 
 
 

• Economic data are likely to remain mixed into early 2007, reflecting moderate growth overall.  

• The Federal Reserve is likely to remain on hold in the first half of the year. The job market should be a 

significant driver of the Fed’s policy decisions. 

• Financial market activity is likely to be somewhat choppy as investors try to gauge the strength of the 

economy and where the Fed might be headed. 

• Real (inflation adjusted) GDP growth of 2.0% GDP projected for calendar 2007. 

• The forces at work in the consumer sector are mixed and the impact on spending should remain varied across 

the household sector. Continued growth in jobs and wages should provide support for consumer spending 

growth in 2007.   

• The inverted yield curve has long been a reliable indicator of a pending recession. However, in contrast, credit 

spreads remain narrow, suggesting little worry about future economic conditions. 

       

                 
 
 


